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I- o 

W u k r  of 
Caponont. 

1 
2 
3 

4 
5 
8 

U 

Low1 of Robumtlm.. 
e10 .os . 01 ,005 

.7705 1.3410 .8748 1.1516 .9730 1.0280 .9864 1.0139 

.E379 1.2073 .9143 1.0969 ,9820 1.0184 .9910 1.0092 
-8643 1.1647 .9291 1.0781 -9853 1.0150 .9926 1.0075 
.E791 1.1429 -9372 1.0683 .9870 1.0132 .9935 1.0066 
.E888 1.1293 .9424 1.0621 .9881 1.0110 .9W1 1.0060 
.go52 1.1072 -9522 1.0518 .9900 1.0101 .9950 1.0050 

1 .001 

Muhr of 

8 

10 

1 ‘.9972 1.0028 
.9982 1.0018 
-9985 1.0015 
.9987 1.0015 
.9988 1.0011 
.99w 1.0010 

4 
A 

* e  
o r .  
0 8  

.05 

.0600 1.2769 

.E227 1.1520 

.E820 1.1088 

.go90 1.0869 

.9243 1.0737 

.9460 1.0546 

.9525 1.0487 

I 

P 
ll 
e 

cf p. 
4 
Y a 

1 

.9373 1.0588 
-9677 1.031b 
.9775 1.0222 
-9823 1.0176 
. m i  i.oilta 
.9892 1.0108 

.005 

.9693 1.0298 

.9840 1.0158 
,9888 1.0111 
.9912 1.0088 
.9926 1.0074 
,9946 1.0054 

.9952 1.0048 

.001 

.9939 1.0061 

.9968 1.0032 

.9978 1.0022 

.9982 1.0018 
,9985 1.0015 
.9989 1,0011 
.99w 1.0010 



3 

Nmber of 
Components 

TABLE 3. Ragions of Robustness (restricted caae o = .99) 

Level of  Robustness 

.01 I .005 I .001 I .0005 

1 * 

2 

3 

4 

5 

8 

10 

.2809 1.1632 

.e781 1.0899 

.9239 1.0627 

.9442 1.0484 

.9557 1.0396 

.9722 1.0260 

.9775 1.0214 

.e793 1.0889 

.9453 1.0471, 

.9642 1.0326 

,9733 1.0249 

.9786 1.0203 

.9863 1.0132 

.go89 1.0108 

.979U 1,0195 

.9875 1.0099 

.9931 1.0067 

.9948 1.0051 

.9958 1.0041 

.9973 1.0027 

.9978 1.0022 

.9898 1.0097 

.9949 1.0050 

.9966 1.0031, 

.9974 1.0026 

.9979 1.0020 

.9987 1.0013 

.9989 1.0011 

0 N 



N N 

m 
i 

, .  , 

r. 
c 

0, 
d 



I 

i 
i 

1 



f 


